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Abstract

In this paper we consider a class of evolution operators with coefficients depending on
time and space variables (¢, x) € T x R”, where T is the one-dimensional torus, and
prove necessary and sufficient conditions for their global solvability in (time-periodic)
Gelfand—Shilov spaces. The argument of the proof is based on a characterization of
these spaces in terms of the eigenfunction expansions given by a fixed self-adjoint,
globally elliptic differential operator on R”.

Mathematics Subject Classification 46F05 - 35B10 - 35B65 - 35A01

1 Introduction

Global solvability for evolution operators with periodic coefficients is a huge field of
investigation which counts many contributions, see for instance [1, 11-13, 29, 30, 35].
In the most part of situations, this problem is strictly connected with the one of the
global hypoellipticity. In the above mentioned papers, the operators under considera-
tion have coefficients which are periodic with respect to both time and space variables
(t, x) or just with respect to ¢ and independent from x. Hence, the coefficients are
defined on the torus (or on products of tori). More recently, the problem of solvabil-
ity has been investigated also in other compact settings with special attention to Lie
groups, e.g. [3, 4, 31, 32]. In particular, we point out that an important tool, present in
all these references and here, is a Fourier analysis characterizing the functional spaces
under investigation.
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The aim of this paper is to discuss global solvability for operators of the form
L =D, +c(t)P(x,D,), (t,x)eTxR", (1)

where D; = i, the coefficient c(¢) = a(t)+ib(t) is complex-valued and belongs to
some Gevrey class G (T), o > 1,cf. Sect.2,and P (x, D,) is a self-adjoint differential
operator of type

P=Px.D)= Y capxPd¥ copeR, )
lee|+IBl<m

of order m > 2, satisfying the global ellipticity property

P &)= Y caprP (8T £0. (1.6 #(0,0). 3)

la|+|Bl=m

Before treating in detail the evolution operator (1), let us consider the operator P in
(2). Self-adjointness and condition (3) imply that P has a discrete spectrum consisting
in a sequence of real eigenvalues A ; such that |A ;| — oo for j — o0 and satisfying

MR s j = 00, 4)

Al ~pj
for some positive constant p. Moreover, the eigenfunctions of P form an orthonormal
basis of LZ(R"). The most relevant example is the Harmonic oscillator P(x, D) =
|x|> — A, where A denotes the standard Laplace operator on R”. Such operators
and their pseudodifferential generalizations have been deeply studied on the Schwartz
space . (R") of smooth rapidly decreasing functions and on the dual space of tempered
distributions .’ (R™), cf. [38]. More recently, however, it has been shown that a more
appropriate functional setting for such operators is given by the so-called Gelfand—
Shilov spaces of type .7, introduced in [24, 25] as an alternative setting to the Schwartz
space for the study of partial differential equations.

Given > 0, v > 0, the Gelfand—Shilov space S/’ (R") is defined as the space of
all f € C*(R") such that

sup sup ATIFPla 1=V BI7Hx 9P £ (x)| < 400
o,BeN" xeR"

for some A > 0, or equivalently,

sup sup C‘Wﬂ!_“ exp(c|x|1/”)|8ff(x)| < 400
BeN" xeR"

for some C, ¢ > 0. Elements of S (R") are then smooth functions presenting uniform
analytic or Gevrey estimates on R” and admitting an exponential decay at infinity. The
elements of the dual space (SHY ®R™) are commonly known as femperate ultradistri-
butions, cf. [36].
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In the last two decades, Gelfand—Shilov spaces have become very popular in the
study of microlocal and time-frequency analysis with many applications to partial dif-
ferential equations, see for instance [5-8, 16, 18-23, 33, 37] and the references quoted
therein. Concerning in particular the operators in (2), (3), we mention the hypoellip-
ticity results in [18, 19] which show that the solutions u € .%/(R") of the equation
Pu = f e S'(R") actually belong to S}’ (R"). In particular, the eigenfunctions of
P are in Sl1 //22 (R™). Recently, these spaces have been also characterized in terms of
eigenfunction expansions, see [17, 26].

In the paper [9], we introduced the time-periodic Gelfand—Shilov spaces Sy, (T x
R") witho > 1, 0 > 1/2, (S, in short), as the space of all smooth functions on
T x R such that

lulopci=  sup  CTIFPITY 1o @igh ™ sup  [x%888) u(r,x)| (5)
o,BeN" yeN (t,x)eTxR"

is finite for some positive constant C, and we studied the global hypoellipticity of the
operator L in (1) in this setting. Notice that the elements of S, , (T x R") belong to the
symmetric Gelfand—Shilov spaces S,’f (R™), cf. [24, 25], with respect to the variable
x, while are Gevrey regular and periodic in ¢.

In order to achieve our result we adapted to the periodic setting a characterization
of classical Gelfand—Shilov spaces in terms of eigenfunction expansions proved in
[26]. Precisely, the orthonormal basis of eigenfunctions {¢;}jen of P allows to write
any u € Sy, (T x R") (respectively u € S(/,, M(’]I‘ x R™)) as the sum of a Fourier series

u(t, x) =Y uj(t)p;(x),

jeN

where u(t) is a sequence of Gevrey functions (respectively distributions) on the
torus satisfying suitable exponential estimates. This allowed to discretize the equation
Lu = f and to apply the typical arguments of the analysis on the torus. The results
proved in [9] will be also used in the present paper and for this reason they are briefly
recalled in Sect.?2.

Let us now come to the main results of the paper. In order to introduce a suitable
notion of global solvability for our problem, let us consider the space

Fu = Soun-

o>1

Definition 1 The operator L is said to be S, -globally solvable if for every f € %,
there exists a solution u € .%, of the equation Lu = f.

Remark 1 As we shall notice in the next Lemma 4, the condition Lu = f € ﬁ#
imposes some constraints on the Fourier coefficients of f. For this reason, in Sect.3
we shall modify the notion of global solvability given above by assuming f to belong
to a suitable subspace of admissible functions, cf. Definition 2 below.
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As standard in this type of problems, the solvability of the operator is strictly
conditioned by the behavior of the imaginary part b(¢) of the coefficient c(¢) and in
particular by its sign changing. Namely, denoting

27 2
ap = (2n)—1/ a()dt, by= (27[)_1/ b(t)dt, co=ag+ ibo,
0 0

we have that when the sign of b is constant, some algebraic conditions, called Dio-
phantine conditions, on cq (or rather on ag) appear, whereas when b changes sign the
global solvability is related with the topological properties of the sets

t
Qrz{teT:fb(s)ds>r}, r e R, (6)
0

and with the size of the set
Z={jeN; rjco € Z}. (7

The main result of this paper reads as follows.

Theorem 1 Let L be defined by (1), (2), with P self-adjoint and satisfying (3). Then:

(a) if b does not change sign, then L is S,,-globally solvable if and only if either b # 0
or b = 0 and ay satisfies the following condition:
() forevery € > O there exists Cc > 0 such that

1
7 —aokj| > Ceexp (=€),

forall (t, j) € Z x N, such that T — corj # 0.
(b) if b changes sign, then L is S,-globally solvable if and only ifZ2¢ =N\ Zis
finite and the sets 2, in (6) are connected for all r € R.

Greenfield and Wallach have first observed the presence of Diophantine approx-
imations in this type of investigations, see [27]. Diophantine conditions have then
widely explored in the context of periodic operators, as the reader can see in [10, 14,
27, 29, 35] and the references therein. Concerning the connectedness conditions in
(b), it was introduced first by Treves in [40] and it frequently appears in the study of
global solvability on the torus, see for instance [11-13].

Remark2 As we shall see in Sect.4 the proof of Theorem 1 relies on a suitable
characterization of time-periodic Gelfand—Shilov spaces in terms of eigenfunction
expansions proved in [26]. Notice that in the same paper an analogous characteri-
zation has been proved for the Schwartz spaces . (R"), .’ (R"). Hence it would be
natural to investigate global hypoellipticity and solvability for the operator L in spaces
of functions which are periodic (and smooth or Gevrey) in ¢ and are Schwartz func-
tions in x. Such spaces have started to be considered in this type of investigations very
recently, cf. [34], but there are no results yet concerning the operator L in (1).
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Globally solvable time-periodic evolution equations in... 403

The paper is organized as follows. In Sect.2 we introduce time-periodic Gelfand—
Shilov spaces and their characterization in terms of eigenfunction expansions.
Moreover, we discretize the equation Lu = f reducing it to a family of ordinary
differential equations involving the Fourier coefficients of u and f. Finally, we recall
the results obtained in [9] about global hypoellipticity. In Sect. 3 we make some prepa-
ration to the proof of Theorem 1. Namely, we introduce a space of admissible functions
f out of which global solvability cannot be obtained and relate it to the kernel of the
transpose operator ! L. Moreover, we prove necessary and sufficient conditions for
global solvability in the case when the coefficient c(¢) is constant. Then we start to
treat the case of time depending coefficients and show that it is possible to reduce
L to a normal form via a suitable transformation. In Sect.4 we prove Theorem 1.
The proof consists in several steps and the strategy is the following: first, we verify
the sufficiency part in Theorem 14. The analysis of the necessity part is the focus of
Sect. 4.2. The algebraic conditions are given by Propositions 15, 16, and 17. Finally,
the topological condition on €2, is verified by Theorem 18.

2 Notations and preliminary results

Let us start by recalling some basic properties of the spaces S, and S w

2.1 Time-periodic Gelfand-Shilov spaces and eigenfunction expansions

Throughout the paper we denote by go-h (T),h > 0Oand o > 1, the space of all smooth
functions ¢ € C*°(T) such that there exists C > 0 satisfying

sup |8k ()] < Ch*(k")?, Vk € N.
teT

Hence, G%"(T) is a Banach space endowed with the norm

l@llosn = sup {sup |a"so(r>|h—k(k!>—“} ,
keN LreT

and the space of periodic Gevrey functions of order ¢ is defined by
G°(T) = indlim G*"(T),
h—+00

Its dual space will be denoted by (G%)'(T).

Similarly, fixed o > 1, © > 1/2, C > 0 and denoting by S, ,..c the space of all
smooth functions on T x R” for which the norm (5) is finite, it is easy to prove that
So,u,c is a Banach space and we can endow S, ;. = | Jc- o So,,c With the inductive
limit topology

So,u = indlim S; ), c.
C—+00
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404 F. de Avila Silva, M. Cappiello

We shall then denote by S, .. the space of all linear continuous forms u : S5, — C.
Remark 3 By [26, Lemma 3.1] an equivalent norm to (5) on Sy, c is given by the
following:

litllgp.c = sAl/Ile CMY My 1 PMY w2 p ) (8)
Y, €

In order to take advantage of the properties of P, in the proof of Theorem 18 we will
use the norm (8) rather than (5).

Now we want to recover the Fourier analysis presented in [9]. With this purpose
we recall the characterization of S, , and S, .. In terms of eigenfunction expansions.

For this, letg; € S 11 //22 (R™), j € N, be the eigenfunctions of the operator P in (2). We
have the following results.

Theorem2 Let u > 1/2and o > 1 and letu € Sz;,u' Then u € Sy, if and only if it
can be represented as

u(t,x) = Zuj(t)(ﬂj(x),

jeN

where
uj(t) = /ﬂ% u(t, x)pj(x)dx,

and there exist C > 0 and € > 0 such that

sup |8,kuj(t)| < ke exp [—ejﬁﬂ] Vj, keN. 9)
teT
Proof See [9, Theorem 2.4]. O

Proposition 3 Let {u;}jen C G°(T) be a sequence such that for any € > 0, there
exists Co > O such that

1
sup |uj(t)] < Ceexp (ejm>, VjeN.
teT

Then,

u(t,x) = Z uj(t)e;(x)

jeN
belongs to S, , and

(i, y@®) = (u, yg;x), Y¢¥ € G°(T).

We use the notation {u ;} ~ u € Sy ;.
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Globally solvable time-periodic evolution equations in... 405

Proof See [9, Lemma 2.7 and Theorem 2.9]. O

2.2 Discretization of equation Lu = f and global hypoellipticity

In this subsection, we apply Fourier expansions in the equation Lu = f and recall the
results on global hypoellipticity proved in [9]. To do this, consider the space

U=\ S,

o>1

and let u € %, be a solution of equation Lu = f € S, ,. By using

u(t,x) =Y uje;jx) and ft,x) =Y fi(p;(x),

JjeN jeN
we get that Lu = f if and only if
Quj(t) +idjc(u;t) =ifjt), teT, jeN (10)

The last equations can be solved by elementary methods by

t t s
uj(t) =§&;exp (—ikj/O c(r)dr) —l—i/o exp (ikj/l c(r)dr) fi(s)ds, (11)

for some &; € C. From the ellipticity of Eq. (10) we getu; € G°(T), forall j € N.
Now, let Z the set defined in (7). By the periodicity condition u;(0) = u ;(2m) we
have the following:

Lemma4 If je Zand Lu = f € S, ,, then

2 t
/ exp (i)\.j / c(s)ds) fi®dt =0. (12)
0 0

In particular,

' s
uj(t)z/(‘) exp <ikj/t c(r)dr) fi(s)ds (13)

is a solution of (10).

If j ¢ Zequations (10) have aunique solution, which can be written in the following
equivalent two ways:

. 2 t
uj(t) = 1—6_17)”/%/(‘) exp (—ikj /fﬂ c(r) dr) fit —s)ds, (14)
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406 F. de Avila Silva, M. Cappiello

or

. 2 t+s
wjty=————| explin; [ ctydr)fic+sds. (15
eZﬂtkjco —1Jo .

Using formulas (14) and (15) in [9] we proved necessary and sufficient conditions
for global hypoellipticity. Recall that a differential operator Q on T x R” is said to
be S,,-globally hypoelliptic if conditions u € %), and Qu € %, imply u € .%#,. Also
in this case Diophantine conditions appear naturally to control the behavior of the
sequences

@] — |1 _ e—27tiC())»j|—l and F] — |e2JTiC0)Lj _ 1|—1. (16)

Namely, inspired by Ref. [12], let us set the following condition for a complex number
:

(%) for every € > 0 there exists Cc > 0 such that
1
|t — il > Cexp (=€),

for all (z, j) € Z x N.

Notice that (%) for @ = ag implies condition () appearing in Theorem 1. The
behavior of sequences in (16) and the condition (%) can be connected in view of
the following Lemma whose proof can be obtained by a slight modification of the
arguments in the proof of Lemma 2.5 in [12]. We leave the details to the reader.

Lemma5 Consider n > 1 and w € C. The following two conditions are equivalent:

(i) for each € > 0 there exists a positive constant C¢ such that
It — whj| > Ceexp{—e(jt| + HV"), VT € Z, Vj € N.
(ii) for each & > 0 there exists a positive constant Cs such that
11 — X% | > Csexp{—3j'/"}, Vj € N.

We can now recall the global hypoellipticity results proved in [9] concerning the
case when the coefficient c(¢) is constant or depending on ¢ respectively.

Theorem 6 Operator
L=D;+ (a+ip)P(x,Dy), a, p €R,

is S,.-globally hypoelliptic if and only if one of the following conditions holds:
(@) B #0;
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Globally solvable time-periodic evolution equations in... 407

(b) B = 0 and « satisfies condition (AB), or equivalently, for every € > 0 there exists
C¢ > 0 such that

1

inf |t —adj| > Ceexp(—ejm), as j — oo.
Tel

Proof See [9, Theorem 3.6]. O

Theorem 7 Operator L = D; 4 c(t) P(x, Dy) is S;,-globally hypoelliptic if and only
if one of the following conditions holds:

(a) b is not identically zero and does not change sign;
(b) b = 0 and ay satisfies condition (AB).

Proof See [9, Theorem 3.11]. O

3 Global solvability

In this section, we start the study of global solvability and make some preliminary steps
to the proof of Theorem 1. First, we observe that in view of Lemma 4 it is necessary
to introduce a class of admissible functions for the operator L, namely, the space &7 ,,
of all f € %, such that

21 t
/ exp (ix,- / c(s)ds) fi(dt =0,
0 0

whenever j € Z. Therefore, we canrefine the notion of solvability given in Definition 1
as follows.

Definition 2 We say that operator L is S, -globally solvable if for every f € &7 ,
there exists u € .#,, such that Lu = f.

We observe that the solvability of operator L is strongly connected with properties of
its transpose ' L, cf. [13]. We recall that P is self-adjoint, with constant real coefficients,
implying ’ P = P in view of

"Pu = P*(u) = P(u) = Pu.
Therefore,
"L = —D; +c(t)P(x, D)),
and if f = Lu for some u € %, and v € ker("L), we get
(v, f) = (v, Lu) = ("Lv,u) =0,
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408 F. de Avila Silva, M. Cappiello

and
L(Sy.,) C lker(L)I° = {¢ € Z, : (w,¢) =0, Yo € ker('L)}.

In particular, we may characterize ker(* L) in terms of Fourier coefficients as follows.

Lemma 8 We have w € ker('L) if and only if

0, J¢Z,
wj(t) = 1j exp (i)»j fé C(S)ds) . JEZ, )

for some nj € C. In particular, &, = [ker ("L)]°.

Proof Note that w € ker(’ L) if and only if

t
exp <—ikj/() c(s)ds) wj(t) =n;

where n; € C satisfies the condition
nj [1—exp(irj2mco)] =0,
since w;(¢) is 2w -periodic. If j ¢ Z, then n; = 0 and w;(z) = 0. On the other hand,

for j € Z, n; can be chosen arbitrarily.
Now, given¢ € F andw =3, .y ()g;(x) € ker(’ L) we obtain

2 t
<@¢y=§:Ln/ em<mh/a@w)mam4. (18)
keZ 0 0

By definition, if ¢ € &7, then

2 t
/ exp (i)»k/ c(s)ds) ¢r()dt =0, Vke Z.
0 0

which implies (w, ¢) = 0, then ¢ € [ker("L)]°.
Conversely, if ¢ € [ker(*L)]°, then, fixed £ € Z, we can define a function w
ker("L) by setting

¢ e

, , if k£,
w () = exp (ikg fot c(s)ds) , if k=¢.

Hence, from (18) we obtain

2 t
o:mﬂ¢w=/ em(mﬁ/c@m0¢umm
0 0
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implying ¢ € &,. O
As for global hypoellipticity, in order to prove Theorem 1 we shall treat separately
the case when the coefficient ¢ in (1) is constant and the one when it depends on ¢.
However, first we state the following general fact.
Proposition 9 If L is S,,-globally hypoelliptic, then it is S,-globally solvable.
Proof 1t follows from Theorem 7 that either b = 0 and aq satisfies condition () or
b does not change sign, then by # 0. In both cases the set Z is finite, cf. [9, Theorem
3.14 and Corollary 3.9]. Moreover, by the equivalency of expressions (14) and (15)
we can admit b(¢) > 0 without loss of generality.
Now, for any f € &1, we may assume that { f;};jeny C G°(T).If j € Z we define

uj(t) by expression (13), while in case j ¢ Z we choose u () as in (14). Therefore,
u;j(t) € G°(T) for all j and

Quj(t) +ikjc(u;t) =if;), t € T.

Since Z is finite, then estimates for u j(¢) in the case j € Z have no influence. On
the other hand, for j ¢ Z, by a similar argument as in the proof of [9, Theorem 3.6]
(for by = 0) and [9, Theorem 3.12] (for b(¢) # 0) we obtain that {u;} ~» u € %, and
Lu=f. O
3.1 Time independent coefficients
In this subsection, we consider the time independent coefficients operator

L=D;+ (a+ip)P(x,Dy), teT, a,B €R.

Note that (¢ +iB)1; € Zif and only if 8 = 0 and aA; € Z. In this case, & ,, is
given by all functions f € .%,, such that

2
/ exp (ixjat) fi(dt =0, VjeZ.
0

The following standard formula will be useful in the sequel.

Lemma 10 Let s, p be positive numbers and Tt € N. For every n > 0 there exist
Cy > 0 such that

y P exp (—m/‘/“‘) <Cl)", VyeN

Theorem 11 Operator L is S;,-globally solvable if and only if either B # 0 or p =0
and «a satisfies condition (7).
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Proof If B # 0, then the solvability is a consequence of Theorem 6 and Proposition 9.
On the other hand, suppose that 8 = 0 and assume condition (.27).
Let f € &, be fixed. If j € Z, we set

t
uj(t) = exp(—iAjat)/ exp (ixjas) fj(s)ds,
0
and
i 2
uj(t) = l—fm/o exp (—ikjas) fi(t — s)ds, (19)

if j ¢ Z.
In the first case, it follows by Leibniz formula that

t
3 u;(t) = (—irja)” exp (—ixjm)/ exp (irjas) fj(s)ds
0

§—1— -
+ ) <§>(—m,~av5 3 ( p ﬂ)(ikja)ﬁaf 0}

0#£5=<y p=é—1

and, by [A;| < C’jm/?n we get

mly| 1
187 uj ()| < C(C'lal)” j 2 exp(—eqj™n)
m(y—8+p)

1
+ 3 (Claly? T OB (s — 1 - )17 exp(—e0j ),
s.v.B

where
y 5—1-p
2= 2 (8) 2 ( p >
s,y.B  0#5<y p=é—1

The last estimate, Lemma 10 and standard factorial inequalities guarantee that
uj € G°(T) and

167 )] = €7y maniond exp (20 o)

for some positive constant C independent of y. Similarly, in case j ¢ Z, using Faa di
Bruno formula, we obtain the same type of estimate for (19). Therefore, {u;} ~ u €
Z, and Lu = f, which imply the solvability.

Conversely, assume that & + i 8 does not satisfy condition (7). By Lemma 5 there
are €9 > 0 and a sequence (j¢, 7¢) € N x Z such that | j;| 4 |t¢| is increasing and

0<ltg—(a+if)rj,| <exp (—60/2(|‘L’g| + je)l/z"”) )
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Globally solvable time-periodic evolution equations in... 411

Since j, ¢ Z, for all £, then

£ 0, . J # Je
(1) = 0 . . . .
/ exp [—E(|Te|+J€)1/2"“+lfef], J=1Je

is such that { f;} ~ f € &, ,. Therefore, if u € #, satisfies Lu = f we should
have

. 2
l . .
uj,(t) = ey /O exp (—ikj, (@ +iB)s) fj,(t — s)ds,

implying

€0 .
exp [~ (el + jo' /2

- >1, VeeN,
|te — (@ +iB)Aj,|

uj, ()] =
which contradicts (9). O

3.2 Application: Cauchy problem

Our results can be applied also to the problem of the existence and uniqueness of
periodic solutions to the Cauchy problem associated to the operator L in (1). We shall
not give an exhaustive analysis of this problem but we shall limit to outline some
examples.

Example 1 Consider the operator £ = D; + (o + i) H and the Cauchy problem

{D,u—l—(ot—}—iﬂ)Hu:f, (20)

u(0,x) = g(x)

defined on T x R, where H stands for the Harmonic oscillator

_ 2
H——W—F.X, XER,

for which A; =2j +1, j e N.
If B # 0, then L is globally solvable. In view of the Fourier expansions g(x) =
> jen 8j¢)(x), we get
gi=u;j(0)=u;Q2m), jeN
In the homogeneous case f = 0, we have

uj(t) =gjexp[—i(2j + Dia +ip)]
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412 F. de Avila Silva, M. Cappiello

with
gi(l —exp[—i2nr(2j + D(a +iB)]) =0.

Since B # 0, then g; = 0 for all j and consequently u = 0 is the unique solution of
(20), with g = 0. If g # 0 then the Cauchy problem (20) has no solutions. Similar
conclusion holds if 8 = 0 and o ¢ Q.

Consider 8 = 0, @ = 1/3. In this case

1
T—akj| > =
| aj|_3

whenever t — 1/3(2j + 1) # 0. Then, condition (<) is fulfilled and L is globally
solvable. In particular,

wiy = | giexp (=ije) i 27+ 1) €3N,
N it 2+ 1) ¢ 3N,

where k; = (2j + 1)/3 € N, generate the unique solution of (20).
Now, let us consider the non-homogeneous case. Assuming 8 > 0, if £ is globally
solvable, then we have

t
uj(t) = exp (—iat) [gj —l—/ exp (ixjas) fj(s)ds:|
0
if j € Z and

. 2
i . .
uj(t) = —eZﬂiAj(a+iﬂ) — /0 exp (zkj(a + 1,3)s) fit +s)ds,

whenever j ¢ Z, then we must have

. 2
i . .
gj = W/O exp (zkj(a +l;3)s) fi(s)ds.

The latter condition can be viewed as a compatibility condition between f and the
initial datum g.

We observe that if v = v(¢, x) is a solution of the non-homogeneous problem with
the initial datum 2 (x) = ZjeN hj@;j(x). Then,

lg = hlFag = D lgj — il
jeN
and

0, j¢Z,

18 () = hj ()] = { ol ez
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Example 2 Let us now consider L = D; + (sin(t) 4 cos(t) 4+ 1) H and the problem

{ 9;u + i(sin(¢) 4+ cos(t) + 1) Hu = 0,
u(0, x) = g(x)

definedon T x R.
In this case, ag = 1 and Z = N. Since

|t — Ajapl > 1,
whenever T — A jag # 0 we see that L is globally solvable. Moreover,
wj(t) = gjexp[—ik;j (sin(r) — cos(t) +1)].
3.3 Reduction to the normal form

In this subsection, we show that operator L is globally solvable if and only if the same
occurs to its normal form, namely, the operator

Lgy = Dy + (ap +ib(1)) P(x, Dy).
This is a consequence of a conjugation formula presented in the next Proposition.
Proposition 12 There exists a linear isomorphism V : F,, — %, such that
U loLow=1L,. (21)

Proof Foreachu =} yu;(t)p;(x) € F, we define

Wi =Y uj(t) exp(—ikjA))g;(x) (22)
jeN

and

vy = Z wj(t)exp(irj A()gp;(x),
jeN

where A(t) = fot a(s)ds — aot.
If o, vl Fu — &, are well defined, then it is easy to verify linearity and

the equality (21). Therefore, it is enough to prove that Wu, ¥~'u € .Z, - For this, let
u € Sy, and set

Yi(t) =u;t)exp(—irjA()), j € N.
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Let y € N be fixed. By Leibniz and Faa di Bruno formulas we get

Y

14 1 2! km
UAZIOIERLIDD (£>C§ Y n T T e
=0 NV 1! k!

—L
x sup 9] uj(r)|},
t€[0,27]

since [A ] < C4jm/2n by (4), where ZA(k),Z = Zi;] Ze1+..,+/zk=l .
£,>1,Vv
Since u € .#,, there exist €9 > 0 and Cs > 0 such that

—t —+1 L
sup 107 ~"u; (0] = €Ly = 011 exp (—ej 7).
7€[0,27]

Moreover, applying Lemma 10 with s = 2nu and p = m/2n, we have
i <k k) exp (%Jﬁ) .
Hence, by setting @ = max{0, o} we get
7950 = €7 (Pt exp (-0 i)

implying Wu € Smax(5,mu—1},, and that it is well defined.
With similar arguments we may prove the same for W, O

Proposition 13 Let éaL,,O, u be the space of admissible functions of operator L, that
is, the set of all f € #,, such that

2 t
/ exp (iAj / (ap + ib(s))ds) fi®dt =0,
0 0

whenever j € Z. Then:

(@) W : &L, — &Ly is an isomorphism;
(b) L is S,-globally solvable if and only if the same is true for L,
(c) If Z =N, then L is S,—globally solvable if and only if

Ly = Dy +ib(1) P(x, Dy)

it is also Sy,-globally solvable.

Proof Part (a) is trivial. To verify (b), assume that L is S,,-globally solvable and let
f € <§’La0,ﬂ. There exists u € %, such that Lu = W(f), then it follows from (22)

that Ly, [W~!(u)] = f and the solvability of L.
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Viceversa, assume that L, is S, -globally solvable. Given f € &, thereisu € .7,
such that L, u = W) implying L[W ()] = f and the global solvability of L.
To verify (c) it is sufficient to observe that if Z = N, then functions

t
Yi(t) =uj(t)exp (—ikj / a(s)ds)
0
are 2 -periodic for every j € N and we may use

Vu =Y 9;0)p;x)

jeN

to obtain a new conjugation formula instead of (21). O

4 Proof of Theorem 1

In this section, we prove Theorem 1. We divide the proof in several steps.

4.1 Sufficient conditions

The first step is Theorem 14 where we show that each of the conditions (a) and (b) in
Theorem 1 is sufficient for the global solvability of operator L.

In particular, we point out that in view of Proposition 13 it is equivalent to consider
the operator

Laqy = Dy 4 (ap +ib(t)) P(x, Dy).

Notice that if b does not change sign and cg satisfies (<), then either b = 0 on T
and ag satisfies (27) or b is not identically zero. Then, the sufficiency in item (a) of
Theorem 1 is a direct consequence of the following result.

Theorem 14 Each of the following conditions is sufficient to guarantee the S,,-global
solvability of operator Ly,.

(a) b =0 and ag satisfies (),
(b) b # 0 and does not change sign;
(¢) b changes sign, Z€ is finite and Q, is connected for all r € R.

Proof Under condition (a), L,, = D; 4+ aoP and we may apply Theorem 11. Case

(b) is a consequence of Theorem 7 and Proposition 9. To prove (c) we first assume
Z = N. In this case, by = 0 and that by Proposition 13 it is sufficient to consider

L, = D;+ib(t)P(x, Dy).
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Let f € &1, = [ker("Ly)]° be fixed. Since

2 t
f eXP<—)»jf b(r)dr> fi(t)dt =0,Vj e N.
0 0

we obtain that the functions

t ' s
uj(t) =iexp ()Lj/ b(r)dr)/ exp (—Aj/ b(r)dr) fi(s)ds, (23)
0 t 0

J

for any t; € T, belong to G (T) and solve
Diuj(t) + Ajib(u;(t) = f;(1). (24)
We assume that A; > O (the general case is analyzed in Remark 4). By defining
t
r= / b(rydr, t € T (25)
0
we obtain that the set

@tz{se']I‘; / b(r)drzr,}
0

is connected. Therefore, if #; € T is given by

1 t
/ b(r)dr = max {/ b(r)dr}
0 teT 0

then ¢, 11 € ©; and there is an arc y; ;, C ©, joining ¢ and #; implying

s t
/ b(r)dr > [ b(r)dr, Vs € Yi.4.-
0 0

Then,

t s
uj(t) = i/}: exp |:)»j (/0 b(r)dr —/(; b(r)dr>:| fi(s)ds (26)
1,11

is a solution of (24). Moreover,

t s
Aj (f b(r)dr —/ b(r)dr) <0, Vs, t €y,
0 0

implying that the exponential term in (26) is bounded by one.
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The estimates for u ; () are obtained by using Leibniz rule and Faa di Bruno formula.
Then, we get {u;} ~ u € Z,.
For the general case Z # N, consider the operator

Lay = D; + (ap +ib(1)) P,

and f € éBLaO,M- If j € Z€ we define u; by expression (14). Since ZC is finite,
estimates are unnecessary. Now, for j € Z we replace (26) by

t s
uj(t) = i/ exp |:Aj (iao(s —1) +/O b(r)dr —/0 b(r)dr>i| fi(s)ds
Vi,

and proceed as before. O

Remark 4 We point out that with a slight modification in the previous proof we can
cover the general case where A ; is not positive for all j. To see this, consider the sets

Wy={jeN;1; >0} and W_={jeN; A; <0}.
e If W_ is finite: we use (13) as a solution of Eq. (24) when j € WW_ and (26) for
j (S W+.

e If W, is finite: we take (13) as a solution of (24) if j € W, , whileincase j € W_
we proceed as follows: let r; be as in (25) and consider the connected set

N
|, = {s eT; / b(t)dt < r,}.
0

Choosing #; € T as before we have ¢, 1] € ©, and consequently there is an arc
V1., C O, joining ¢ and #;. In particular,

t s
0< / b(rydr — / b(r)dr, Vs € T,
0 0

Hence, for j € WW_ we define

t s
ui(t) = i/~ exp I:kj </0 b(r)dr —/0 b(r)dr)i| fi(s)ds 27
Vi

Then

t s
Aj (/ b(r)dr —/ b(r)dr) <0, Vs, t € Yry,
0 0

implying that the exponential term in (27) is bounded by one.
e Ifboth sets YW, and VW_ are infinite: we use (26) for j € W, and (27) for j € W_.
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4.2 Necessary conditions

In this section, we investigate the necessity of each condition in Theorem 1.
Given o > 1 and an open interval / C R, let us denote by GZ (/) the space of
Gevrey functions of order o with compact support contained in /.

Proposition 15 If b does not change sign and cq does not satisfy (<), then L is not
Su-globally solvable.

Proof Assume b > 0. There is €p > 0 and an increasing sequence j, such that
0<|l— 672ni(00+ib0))»j@| < exp {_ongl/znl/v} , L eN.

Let¢ € G7 (r/2—6, 7 /24-6) be a cutoff function such that ¢ = 1in aneighborhood
of (/2 —§6/2, /2 + §/2), where § > 0 is such that (r/2 — 8, 7/2 4+ 5) C (0, 7).
Consider fj,(t) a 2 -periodic extension of

fj((t) = exp {—eojglﬂ"“} exp [idjao(mr — )] (1), £ € N.

and set

07 ] #j@s

5= {f,m), j = e

for which {f}} ~ f € Z,.
Note that either by # 0, or by = 0 and aphrj, ¢ Z, for all £ € N. In both cases,
je ¢ Zforallt € Nand f; = 0for j € Z. It follows from Lemma 8 that f € & ;.
Now, we assume that A;, > O for all £ (See Remark 5 for the general case). If
u € #, is asolution of Ly = f we obtain

2

t
uj,(t) =T, ¢t —s)exp {)‘jz / b(r)dr} ds,
0 t—s
where
[, = i(1 — e 2mi@Hibokjo)~lexp {—eojel/z"ﬂ}e)(p{ikjﬂo}.

In particular, for t = m,

+3

5 b/g
uj, () =T}, ﬁ_: exp {)‘je/ b(r)dr} ds.
-5 T—Ss

2

Since j, [7_ b(r)dr = 0,
Juj, ()] = 8|1 — 2T HPOie |7 exp i—éojel/zw} >4
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which is a contradiction. O

Remark 5 We can adapt the arguments in order to cover the case where A, are not
positive for every ¢. Indeed, consider

Wy={eN; i, >0} and W_={£eN; A; <O}
o If W, is infinite, we redefine the sequence f;(¢) as follows:

Fi(t) = {0, j#jeortew.,
BT fi@), j = je and € € W

e If W, is finite, we then consider

£i) = 0, j # jo. or€ € Wy,
P fi(©, = je, and £ € W_

and

- 2 t+s
uj,(t) =Ty, A ¢(t+s)exp{—kje[ b(r)dr}ds,

where
T, = i(e@tibok, _ 1)=lexp {_60].81/2;1“} exp {irjao} .

Since —Aj, [T b(r)dr = 0, we can proceed as before.

Next we analyze the case when b changes sign. In this case the necessity in item
(b) of Theorem 1 can be proved in several steps.

Proposition 16 If b changes sign and by # 0, then L is not S,,-globally solvable.

Proof Assume, without loss of generality, that »; > O for all j € N. We set

‘
H(s,t) = / b(t)dr, s,t € [0,2n],
t—s

and

M= max H(s,t)= H(s", t").
s,t€[0,27]

Since b changes sign we have M > 0. In particular, we may assume s* # 0, s™ # t*
and

0<s*t*y <2m,
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where y = * — s*.

Consider § > 0 such that (y — 8,y +8) C (0,*) and fix a cutoff function
¢ € GZ(y — 38,y +0) satisfying 0 < ¢ < 1and ¢ = 1 on a neighborhood of interval
(y —68/2,y +48/2). Let f;(¢) be a 2 -periodic extension of

fi®) = exp (=x;M) exp [irjao(t* — ] (1), j € N.

Since M > 0, we get {f;} ~ f € #,. We claim that f € [ker(*L)]°. Indeed, by
by # 0 we get Z = (. Then, it follows from Lemma 8 that @ € ker("L) if and only if
wj(t) =0forall j e N.

Next, we show that there is not u € Q’M such that Lu = f. To verify this we
proceed by a contradiction argument: if there were such u we would have

t—y+4 t
uj(t)y =0; / ¢ (t — 5)exp {AJ- |:—M +iag(t* — 1) + / b(r)dr] } ds,
t—y—3é t—s

where ©; =i (1 — e‘z’”k.im)_l. In particular,

e )
uj(t*) = @j/ P(t* —s)exp {—r; [M —H(s, 1%)]} ds.

*

Since bo # 0, there is a constant 0 < C < |® |, for all j. Also, by the hypotheses
on ¢:
s*48/2
luj (%) > C/ exp {—A; [M —H(s, t%)]} ds.
s*—38/2

The function ¥ (s) = M — H(s, t*) is positive with ¥ (s*) = 0. Then, s* is a zero
of even order and there exists k € N such that

v (s*) £0, and v () =0, n=1,...,2k— 1.
By Taylor’s formula we obtain n € (s* — §/2, s* + §/2) satisfying

AR,
Ve = 50,

(s = 5% + Roqi1(s).
fors € (s* —68/2,s™ + 8/2), where

AR U) (s — )2+,

Rop11(s) = kT 1)
Denoting
Y D () ¥ (s*)
S T ~ 2!
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we get
[¥(s) — Ca(s — s*)%| < Cy|s — s*|PF !

and
C36 C3é
Cs (1 — %) (s —sH* <y@is) < (1 + %) (s —s%)%,
with C3 = C/C3. Therefore, there is 8 > 0 such that

1Y ()] < B(s — s, s € (s* —8/2,5% +5/2).

Note that

55 +8/2 55 +8/2
/ exp {—A;¥(s)}ds 2/ exp{—kjﬁ(s_s*)ﬂc}ds

*-§/2 $*—8)2

s
2

= / , €XP {—AjﬂSZk}ds
-2

L e
. ex {—s } ds.
A}/(Zk)ﬁl/(2k> /;g(xj/g)l/@k) P

Note that

+oo 1 1
/ exp {—s2k} ds =-T (—) > 0,
00 k \2k

where I' denotes the gamma function. Hence, there is jy € N such that
+00 S0 B0
/ exp{—szk}dsz/ exp —er}dr26>0, vYj > jo,
—0 _%()leg)l/(Zk)
implying

1/k
J

1/(2k)

JeBm 0 = .

A ) = A

Finally, given N > O we obtain from (4) some j; > jo such that

W) = 2 POepm 1 > N v > i,
Hence,
lim A% (0 (%)) = oo,
j—o0 J
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which is in contradiction with (9). O

Remark 6 We point out that the assumption A ; > 0 in the proof can be omitted. As in
Remark 4 we split the analysis considering the sets

Wy={jeN;1; >0} and W_={j eN; ; <0}.

Let us show how to proceed when WW_ is infinite. For j € YW_ we use

t+s
G(s,t) = / b(t)dz, s,t € [0, 2],
t

and take f;(¢) as the 2 -periodic extension of
fj(t) = exp (AjM) exp [ikjao(t* - t)] o), j €N,
where M = max; ;c[0,271 G (s, ).

Now we define the sequence u;(t) using expression (15). Following the same
procedure we get

~ §*4+8
uj(t*y = 0; [*_8 P(t* —s)exp{r; [M — G(s,19)]} ds,

where (:)V/ = (ezniAfCO — 1)_1 and

fs*+5/2 { } 1 1 %((_)\j)ﬁ)]/ak) "
expiriv(s)ids > / exp{—s }ds,
ey J (=) 1/CR) BI/2H) 3 (—ap b

implying

Tim (=4 ) Y% ju; (1%)] = oo.
J—>00

Proposition 17 If b changes sign, by = 0 and Z€ is an infinite set, then L is not
Su-globally solvable.

Proof Let X j, be a subsequence such that j, > £ and A j,ap ¢ Z. Consider H(s, t) and
M be as in the proof of Proposition 16. Also, we use t*, s*, ¥ and ¢ () as before and
set by fj,(t) a 2w -periodic extension of

fi, (1) = exp (—xj, M) exp [irj,a0(t* — )] (1), € € N.

Therefore, defining f;(t) = 0, if j # je, we get {f; (1)} ~ f € [ker("L)]°.
If Lu = f, then

§

t—y+s t
uj,j(t)=®ﬂ/l ¢(t—s)exp{)»j[ |:—M+iao(t*—t)~l-/t

—y—8

b(r)dr“ds,
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_omin -1
anAjao) ,and

where O =i(1—e

s*4+8
wj,(t*) = 0, /*—5 (" —s)exp {—rj, [M — H(s, 1%)]} ds

implying
s¥48/2
luj, (%) > c/ exp {—Aj, [M — H(s, )]} ds.
5*¥—38/2
Finally, we can proceed as in the proof of Proposition 16. O

Combining Propositions 16 and 17 we obtain that if L is S,,-globally solvable, then
by = 0 and Z€ is finite. To conclude the proof of the necessity in Theorem 1 it is now
sufficient to prove the next result.

Theorem 18 Assume that b changes sign and Z is infinite. If Q, is not connected for
some r € R, then L is not S,,-globally solvable for every |1 > %

The proof of this theorem relies on the violation of the so-called Hormander con-
dition, cf. [28, Lemma 6.1.2], which provides a necessary condition for solvability.
We point out that this kind of approach is well known in the literature, as the reader
may see in [1, 2, 11-13, 15, 29, 35]. Here we adapt the result in [28] to our functional
setting as follows.

Theorem 19 (Hormander condition) Let L be S,,-globally solvable. Then, given o >
1, we obtain that for every A > 0 and B > 0 there exist a constant C > 0 such that

[

forall f € &, = [ker("L)1° and v € F,, such that"Lv € Sy, , where we recall
that

< Clifllowa- I'Lollo,u 5 (28)

—M—y =0 ps— Mqy
lellon.B = MSUPNB YymT M P ull 2 p ey -
Ve

Proof Consider the spaces
Gou=1{veF,: "LveS,, 5}

and

Yon

0= Gyu Nker('L)
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Note that [ker( L)]° is a closed subspace of S, and it can be endowed with the induced
topology, while on & we consider the topology generated by the seminorms

¢l = I"Lollouk, k €N.

Now, let B : [ker("L)]° x ¢ — C be the bilinear form

B(f, [¢])=/

TxR

f(t, x)p(t, x)dtdx.

We observe that B(-, [¢]) is continuous on [ker(’L)]°, for every [¢] € O. Let
f € [ker("L)]° be fixed and consider u € &, such that Lu = f. Hence, there exists
C=Cu) >0

= |< u,' Lo >‘ < CI'Lpllo .k

[B(f,[¢DI = ‘/ u(t,x)'Lo(t, x)dtdx
TxR"

Therefore, we have: [ker("L)]° is a Fréchet space; & is a metrizable topological
vector space; B is separately continuous on [ker(‘L)]° x &. Under these conditions,
it follows from the Corollary of Theorem 34.1 in [39] that the bilinear form B is
continuous. Then, (28) holds true. O

As in [12] (see also [30, Lemma 2.2]), we make use of the following result.

Lemma 20 Suppose that there exists r € R such that

t
Q= {te']I‘; —/ b(s)ds <r}
0

is not connected. Then, we can find a real number ro < r such that Q, has two
connected components with disjoint closures. Moreover, we can construct functions
fo, vo € G%, 0 > 1, satisfying the following conditions:

2
fo(s)ds =0, supp(fo) N2y, =B, supp(vy) C 2y

and

2w
Jo(s)vo(s)ds > 0.

Proof of Theorem 18. Assume for a moment that Z = N, and consider L = D, +
ib(t)P. Letr € R such that

t t
Qrz{te']l‘:/b(s)ds>r}={teT:—/b(s)ds<—r}
0 0
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is not connected. By the previous Lemma, there is ro < —r such that

t
Q= {te’}l‘; —/ b(s)ds <r0}
0

has two connected components with disjoint closures, and we can fix € > 0 such that

t
M = max {—/ b(s)ds}<e<r0,
0

tesupp(vy)

Define the sequences

t
Sfe(t, x) =exp {M [6 +/0 b(S)dS“ fo®ee(x) € S5.12
and
t
ve(t, x) = exp {—/\e [6 +/ b(S)dS“ vo(1)@e(x) € So,1/2,
0
where fo, vg are given in the Lemma. In particular,

/ Je(t, x)ve(t, x)dtdx = f Jo(vo(1)dt > 0, (29)

TxR" T

and
t

"Lve(t, x) = iv(/)(t) exp {—Ag |:e + / b(s)dsi| } @e(x) € So,1/2.
0
For each £ € N, the x-Fourier coefficients of f;(¢, x) are given by
f@,j(t) = (f@(t’ ')7 Pj (.))Lz(R")

t
= exXp {)‘K |:6 + /(; b(S)dS}} fo(t) (@(()’ (pj('))LZ(Rn)

_ {eXP 3 [e + i pwas]} o =
0, j#£L.

Then,
2 t
/ exp (ikj/ ib(s)ds) feo,j@)dt =0, Vj e N,
0 0
implying fy(t,x) € &, V€ € N.
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We claim that sequences f; and v, violate condition (28). Indeed, let o, 8 € N"
and y € N. By defining

t
He(t) = exp {M [e —l—/ b(s)ds“
0

we get, for every M,y € N:

sup I1PM8) fot, )l 2y = Ihel™ sup 197 [He () fo (1]
te

Set Wy, (1) = Bly [He (1) fo(H)]. Since fo € G it follows that

\7POIEDS (2)

B=y

=y (;) ol | o iy - By,

B=y

and by Faa di Bruno formula

o)t ! ‘ _
M) = Z %ﬁ (Hatﬁ” ]b(t)> He(t),

A7), B v=1

where Y () 5 = Zle > pi+tpe=p - In view of
B

v>1,Yv

<cfFB -

]_[ P b

v=1

we obtain

LTMOIEDS (2) ol 1087 o)

B=y
rel® ! . o _
<Hz(l)ﬁz<’3> A(X)jﬁ' ﬂ' Bl £ s Gy o e ?
<y T
V
<He(t)z< ) Yy 2 f —ﬁ‘c’3 T2, — e Cih P,

B=y A7), B

where 1| < pe™/?",
We take s = 2n/m in Lemma 10. Then, for any > 0 there is C;; > 0 such that

Zrm/Zn < C;r!exp(nﬁm/z’l),
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implying
18] [He() o1l < C) 1y 17 He (1) exp(ne™/>")
for ¢ large enough.

Now, applying again Lemma 10 we obtain that for every n > 0 there exists C, > 0
such that

1
|)~£/I| < C,I;/IHM!’"“ exp(ne2i).
Hence, we can estimate the norm (8) of f; as follows:

I fellou.c, < Cpexp@ne?™)  sup  {He(1)}.
tesupp(fo)

By a similar procedure:

I Lvellg.u.cr < Crexp@ne!/?)  sup  {H;' (1))
tesupp(v)

Now we recall that
pFOM2 < || < p™", € large,
for some positive constants p, px. If Ay, > 0, then

sup  {He(1)} < exp(c1 p*€™/?),

tesupp(fo)
and
—1 * pm/2n
sup {H, (1)} < exp(c2p™ ™),
tesupp(vy)
where
t
¢ = max {e—i—/ b(s)ds} <0,
tresupp(fo) 0
and
t
c) = max {— |:e —i—/ b(s)ds:H < 0.
tesupp(vy) 0
Therefore,

I felloecc I Loeloucr < €77 exp [ p*(er + e)e™/" + ane' /2] (30)
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. 1
Then, since u > 5

that

> - choosing 1 such that p*(c; + ¢2) + 4n < 0 and obtain

1
m

lim [”f@”(T,/L,C . ”tLUK”lT,;,L,C/] = 0.
£— 00
On the other hand, if 1, < 0, then the right-hand side in (30) becomes
e exp [p(q + )" + 4n£‘/2"ﬂ]

and again we obtain the same contradiction.

It follows from (29) that condition (28) can not be fulfilled implying that L is not
S,.-globally solvable, for u > %

Finally, in the general case Z # N the proof is given by a slight modification in the
previous arguments. Indeed, we may consider the operator L = D; + (ag +ib(2)) P,
and sequences

~ | exp@ireaot) fe(t, x), if L€ Z,
f‘f(”x)_{o, if 0 ¢z,

- exp(—iigapt)ve(t,x), if LeZ,
w(t’x):{om caot)ve (t, x) nesz

instead of fy and vy. O
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